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Suppose  is a measure on a measurable space (X, S) and f: X — [0, c0] is an

S-measurable function. Define v: S — [0, oo] by
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for A € S. Prove that v is a measure on (X, S).

PND(: N’Vg (i) B S’AY/D Q‘ ( R RE “O“'Mﬂ"
3‘V(<ﬂ 0, Cm(l

ive )

Cit
n€
It fer ny o 350\’*" Avy- 'A IS') 1B
V(Av---VA,\z i/lezl /

K<
3 710 by o 1 9J,
N FU'S\-, St 0&" e Enow for oy A‘S'\ SPXA t Thws v S’ [° ]

(D) Stace 3 6w weuswe, ply)z, Now st
op= O
Ve g’”"l‘ (oap
wi$ ;
'L’y i¢ the
W&ﬂ\diy\.’

(i) Now supprie Ao An€ 7 are disioiab-

. xeA o xe Ay OF .. 0" xtAn

NotiLe . 1, xeAU--UA,

(%) % ) = :
Av..up, 0, x¢ X\ AU..UA, 0, ‘kél\(‘\\UNUAh)

—

R AVEESE N A2
7‘4," A

TW«(,N,
V(A wm SX f

U.-UA,

= f[’%*&*"'*"‘ L
T'm‘;‘ll S'XA( : fh\( -4 \('XA
" viA) Hvlh) + - =+ vlAn)

bowlc*tnﬂﬂn ponf ek VI a masre. g

'l; \D I 10 Suppose (X, S, jt) is a measure space and f1, f2, . .. is a sequence of nonnegative
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fail if the hypothesis that fq, f>, ... are nonnegative functions is dropped.
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(3.11 Monotone Convergence Theorem ( Mc T) )
u* % - - ‘x. S\' Suppose (X, S, i) is a measure space and 0 < f; < fp < --- is an increasing
\le sequence of S-measurable functions. Define f: X — [0, o] by
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ﬂ 5 Let A denote Lebesgue measure on R. Suppose f: R — R is a Borel measurable

function such that [|f| dA < oo. Prove that
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